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Abstract ;: The autoregression ,moving average ,autoregression in moving average model were used to
fit the total retail sales of social consumer goods from January 2002 to August 2008,and to establish
the scattered coefficient model for establish forecasting the total retail sales of consumer goods. The
model is used to predict the total retail sales of consumer goods from June 2008 to October 2008,
and the total retail sales of consumer goods in 2009. The prediction errors of the model were
estimated within 0. 03, and the estimated values very closes to the real values,suggesting that the
fitting effect can reach the expected purpose.
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Table 1 White noise test on sequence of seasonal difference
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Delayed X2 F F
exponentnumber

6 13. 40 6 0. 0371
12 25.14 12 0.0142
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Table 2 Comparion of model AIC and SBC

i Model AIC SBC
ARIMA ((2),1,1) X (0,1,1)1 789. 6232 . 798. 2588
ARIMA ((12),1,(2)) 790. 921 797.3977
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Table 3 White noise test on residual sequence of seasonal

model
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Delayed X2 F P

exponentnumber
6 2. 64 3 0.4508
12 7.11 9 0. 6254
18 8. 89 15 0. 8830
24 15. 86 21 0.7773
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Fig. 1 Fitting effect
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Table 4 Compare of true and estimated values
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Table 5 Predictive values of total retail sales of social (2] F#. NABEFESNAH M Jbs . P EARKFEHR
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value value value (Eﬁ,{iﬁﬁ  F ‘P‘—J.] )
2009-01 10608.2 || 2009-05 10338.1 || 2009-09 10968.7
2009-02 9984. 2 2009-06 10249.2 || 2009-10 11543.0
2009-03 9759.7 2009-07 10238.7 || 2009-11 11441.3
2009-04 9790. 2 2009-08 10378.0 || 2009-12 12336.9
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